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06422RN52         BANK OF AMERICA CO            01/05/2009 11/28/2008 0.014 11/28/2008 01/05/2009 2,846,000.00 2,841,794.24 2,845,667.97 221.36

06422RN60         BANK OF AMERICA NA            01/06/2009 12/17/2008 0.0025 12/17/2008 01/06/2009 6,569,000.00 6,568,087.64 6,568,817.53 91.24

06422RND5         BANK OF AMERICA NA            01/13/2009 11/12/2008 0.015 11/12/2008 01/13/2009 3,149,000.00 3,140,865.08 3,147,556.71 262.42

06422RNL7         BANK OF AMERICA NA            01/20/2009 12/17/2008 0.0025 12/17/2008 01/20/2009 6,988,000.00 6,986,350.06 6,987,126.50 97.05

06422RNL7         BANK OF AMERICA NA            01/20/2009 12/22/2008 0.003 12/22/2008 01/20/2009 6,461,000.00 6,459,438.59 6,460,030.85 107.68

9297M0NP9         WACHOVIA BA                   01/23/2009 11/26/2008 0.0139 11/26/2008 01/23/2009 11,000,000.00 10,975,366.11 10,991,080.83 849.44

06422RNS2         BANK OF AMERICA CO            01/26/2009 11/28/2008 0.014 11/28/2008 01/26/2009 3,227,000.00 3,219,595.83 3,223,988.13 250.98

06422RNS2         BANK OF AMERICA NA            01/26/2009 12/30/2008 0.003 12/30/2008 01/26/2009 4,900,000.00 4,898,897.50 4,899,020.00 81.67

9297M0P28         WACHOVIA BANK NA              02/02/2009 11/28/2008 0.0139 11/28/2008 02/02/2009 10,000,000.00 9,974,516.67 9,988,030.56 772.22

06422RPA9         BANK OF AMERICA NA            02/10/2009 11/20/2008 0.016 11/20/2008 02/10/2009 6,970,000.00 6,944,598.22 6,957,918.67 619.56

9297M0PB8         WACHOVIA BANK NA              02/11/2009 12/22/2008 0.0075 12/22/2008 02/11/2009 10,000,000.00 9,989,375.00 9,991,666.67 416.67

06422RPC5         BANK OF AMERICA               02/12/2009 12/02/2008 0.0145 12/02/2008 02/12/2009 3,840,000.00 3,828,864.00 3,833,658.67 309.34

9297M0PD4         WACHOVIA BANK NA              02/13/2009 12/04/2008 0.0139 12/04/2008 02/13/2009 10,000,000.00 9,972,586.11 9,983,783.33 772.22

06422RPH4         BANK OF AMERICA               02/17/2009 12/03/2008 0.0155 12/03/2008 02/17/2009 2,739,000.00 2,730,037.38 2,733,575.26 235.86

9297M0PH5         WAHOVIA CORP                  02/17/2009 12/29/2008 0.0035 12/29/2008 02/17/2009 15,000,000.00 14,992,708.33 14,993,291.66 291.66

06422RPL5         BANK OF AMERICA NA            02/20/2009 12/19/2008 0.004 12/19/2008 02/20/2009 9,037,000.00 9,030,674.10 9,032,079.86 200.83

9297M0PL6         WACHOVIA BANK NA              02/20/2009 12/04/2008 0.0139 12/04/2008 02/20/2009 15,000,000.00 14,954,825.00 14,971,620.83 1,158.33

06422RQ59         BANK OF AMERICA NA            03/05/2009 12/08/2008 0.0137 12/08/2008 03/05/2009 10,000,000.00 9,966,891.67 9,976,405.56 761.11

06422RQB6         BANK OF AMERICA NA            03/11/2009 12/19/2008 0.0045 12/19/2008 03/11/2009 5,429,000.00 5,423,435.28 5,424,385.35 135.72

                                                                                        143,155,000.00 142,898,906.81 143,009,704.94 7,635.36

83365RN27         SOCIETE GENERALE              01/02/2009 12/18/2008 0.0031 12/18/2008 01/02/2009 20,000,000.00 19,997,416.67 20,000,000.00 344.44

59018JN59         MERRILL LYNCH                 01/05/2009 12/08/2008 0.0182 12/08/2008 01/05/2009 5,000,000.00 4,992,922.22 4,999,241.67 505.56

59018JN59         MERRILL LYNCH                 01/05/2009 12/31/2008 0.001 12/31/2008 01/05/2009 5,000,000.00 4,999,930.56 4,999,958.34 27.78

7528A2N52         RANGER FUNDING                01/05/2009 11/26/2008 0.014 11/26/2008 01/05/2009 10,000,000.00 9,984,444.44 9,998,833.33 777.77

29372BN67         ENTERPRISE FUNDING            01/06/2009 11/13/2008 0.014 11/13/2008 01/06/2009 10,000,000.00 9,979,000.00 9,998,444.44 777.77

85520LN68         STARBIRD FUNDING              01/06/2009 12/09/2008 0.019 12/09/2008 01/06/2009 8,000,000.00 7,988,177.78 7,998,311.11 844.44

70017GN79         PARK AVENUE RECEIVABLE        01/07/2009 11/20/2008 0.014 11/20/2008 01/07/2009 5,000,000.00 4,990,666.67 4,999,027.78 388.89

70017GN79         PARK AVENUE REC               01/07/2009 12/01/2008 0.014 12/01/2008 01/07/2009 5,000,000.00 4,992,805.56 4,999,027.78 388.89

06945LN87         BARTON CAPITAL                01/08/2009 12/12/2008 0.0045 12/12/2008 01/08/2009 10,000,000.00 9,996,625.00 9,999,250.00 250

74977KN96         RABOBANK USA                  01/09/2009 12/19/2008 0.001 12/19/2008 01/09/2009 10,000,000.00 9,999,416.67 9,999,805.56 55.56

89233GN93         TOYOTA MOTOR CR               01/09/2009 12/15/2008 0.0045 12/15/2008 01/09/2009 20,000,000.00 19,993,750.00 19,998,250.00 500

28100LNC3         EDISON ASSET SEC              01/12/2009 12/08/2008 0.005 12/08/2008 01/12/2009 10,000,000.00 9,995,138.89 9,998,611.11 277.78

90262CNC7         UBS FINANCE                   01/12/2009 12/29/2008 0.0008 12/29/2008 01/12/2009 20,000,000.00 19,999,377.78 19,999,555.56 88.89

19121ANE7         COCA COLA CO                  01/14/2009 11/14/2008 0.013 11/14/2008 01/14/2009 10,250,000.00 10,227,421.53 10,245,558.33 740.27

92217LNE5         VARIABLE FUNDING CAPTAL       01/14/2009 12/03/2008 0.0266 12/03/2008 01/14/2009 10,000,000.00 9,968,966.67 9,991,133.33 1,477.77

03221JNF8         AMSTERDAM FUNDING             01/15/2009 12/22/2008 0.003 12/22/2008 01/15/2009 10,000,000.00 9,998,000.00 9,998,916.67 166.67

88324LNF0         THAMES ASSET GLOBAL           01/15/2009 11/20/2008 0.018 11/20/2008 01/15/2009 1,165,000.00 1,161,738.00 1,164,242.75 116.5

88324LNF0         THAMES ASSET GLOBAL           01/15/2009 11/20/2008 0.018 11/20/2008 01/15/2009 2,159,000.00 2,152,954.80 2,157,596.65 215.9

53245PNL8         ELI LILLY & CO                01/20/2009 11/10/2008 0.014 11/10/2008 01/20/2009 10,000,000.00 9,973,166.67 9,993,000.00 777.78

17314GNS4         CITICROUP FUNDING             01/26/2009 12/10/2008 0.0045 12/10/2008 01/26/2009 20,000,000.00 19,988,250.00 19,994,000.00 500

36161CPH9         GENERAL ELEC CAP              02/17/2009 11/18/2008 0.017 11/18/2008 02/17/2009 20,000,000.00 19,914,055.56 19,956,555.56 1,888.89

12478JQ33         CBA DEL FINANCE               03/03/2009 12/04/2008 0.0197 12/04/2008 03/03/2009 13,800,000.00 13,732,790.17 13,754,690.00 1,510.33

74977KQ36         RABOBANK USA                  03/03/2009 12/03/2008 0.0116 12/03/2008 03/03/2009 10,000,000.00 9,971,000.00 9,980,666.67 644.45

53943RQ51         LLOYDS TSB BANK               03/05/2009 12/04/2008 0.02 12/04/2008 03/05/2009 10,000,000.00 9,949,444.44 9,965,555.55 1,111.11

0556N0R98         BNP PARIBAS FIN               04/09/2009 12/09/2008 0.02045 12/09/2008 04/09/2009 10,000,000.00 9,931,265.28 9,944,898.61 1,136.11

                                                                                        265,374,000.00 264,878,725.36 265,135,130.80 15,513.55

313397AB7         FHL MORT DISC NTS             01/02/2009 09/30/2008 0.028 09/30/2008 01/02/2009 30,000,000.00 29,780,666.67 30,000,000.00 4,666.67

313397BJ9         FHL MORT DISC NTS 2.6% 2/2/09 02/02/2009 07/14/2008 0.026 07/14/2008 02/02/2009 6,134,000.00 6,044,068.74 6,120,266.65 886.02

313397BS9         FHL MORT DISC NTS             02/10/2009 10/29/2008 0.0225 10/29/2008 02/10/2009 8,629,000.00 8,572,911.50 8,607,966.81 1,078.62

313397BT7         FHL MORT DISC NTS             02/11/2009 11/03/2008 0.016 11/03/2008 02/11/2009 13,650,000.00 13,589,333.33 13,625,733.33 1,213.33

313397CC3         FHLMC                         02/20/2009 11/26/2008 0.0065 11/26/2008 02/20/2009 16,000,000.00 15,975,155.56 15,985,844.45 577.78

313397CP4         FHL MORT DISC NTS             03/03/2009 11/03/2008 0.02 11/03/2008 03/03/2009 12,000,000.00 11,920,000.00 11,960,000.00 1,333.33

3137EAAQ2         FREDDIE MAC                   03/05/2009 03/02/2007 0.0475 09/05/2008 03/05/2009 20,000,000.00 20,454,180.00 20,084,810.53 0

313397DL2         FHL MORT DISC NTS             03/24/2009 11/19/2008 0.0125 11/19/2008 03/24/2009 25,000,000.00 24,891,493.06 24,929,687.50 1,736.11

3128X7ET7         FREDDIE MAC                   04/02/2009 04/02/2008 0.024 10/02/2008 04/02/2009 40,000,000.00 40,004,000.00 40,002,057.14 0

3128X7MB7         FREDDIE MAC                   04/21/2009 04/21/2008 0.0261 10/21/2008 04/21/2009 10,000,000.00 10,021,700.00 10,014,600.62 0

313397FM8         FEDERAL HOME LOAN MTGE CORP.  05/12/2009 12/03/2008 0.0108 12/03/2008 05/12/2009 25,000,000.00 24,880,000.00 24,902,500.00 1,500.00

313397JJ1         FHL MORT DISC NTS             07/20/2009 12/19/2008 0.0045 12/19/2008 07/20/2009 8,722,000.00 8,698,777.68 8,700,304.03 218.05

313397LE9         FHL MORT DISC NTS             09/02/2009 12/30/2008 0.0057 12/30/2008 09/02/2009 25,000,000.00 24,902,625.00 24,903,812.50 791.67

3128X7CM4 *       FREDDIE MAC                   09/18/2009 03/18/2008 0.00853 12/18/2008 01/20/2009 29,000,000.00 29,037,330.00 29,019,441.39 0

3128X7FQ2 *       FREDDIE MAC                   09/28/2009 03/28/2008 0.00401 12/29/2008 01/28/2009 25,000,000.00 24,938,500.00 24,944,670.57 411.37

3128X7JB1 *       FREDDIE MAC                   10/08/2009 04/08/2008 0.01801 12/08/2008 01/08/2009 25,000,000.00 24,994,672.50 24,997,282.68 19.48

3128X7KY9 *       FREDDIE MAC                   10/19/2009 04/18/2008 0.00513 12/19/2008 01/20/2009 25,000,000.00 24,941,500.00 24,947,149.53 364.48

3128X75D2         FREDDIE MAC                   11/20/2009 11/20/2008 0.0225 11/20/2008 05/20/2009 12,500,000.00 12,500,000.00 12,500,000.00 0

3128X7ZS6 *       FREDDIE MAC                   12/07/2009 06/05/2008 0.0179 12/05/2008 01/05/2009 25,000,000.00 24,994,000.00 24,996,212.29 22.35

3128X8DH2         FREDDIE MAC                   12/30/2009 12/30/2008 0.01 12/30/2008 06/30/2009 11,500,000.00 11,500,000.00 11,500,000.00 0

                                                                                        393,135,000.00 392,640,914.04 392,742,340.02 14,819.26

31359MEK5         FANNIE MAE                    01/15/2009 01/11/1999 0.0525 07/15/2008 01/15/2009 9,047,000.00 9,160,675.56 9,055,075.31 0

313589AW3         FNMA DISC NT 2.81% 01/21/09   01/21/2009 07/23/2008 0.0281 07/23/2008 01/21/2009 15,116,000.00 14,901,260.42 15,093,582.13 2,359.77
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313589AW3         FNMA DISC NTS                 01/21/2009 10/30/2008 0.018 10/30/2008 01/21/2009 8,739,000.00 8,702,733.15 8,730,697.95 873.9

313589AW3         FEDERAL NATIONAL MTGE ASSOC.  01/21/2009 11/26/2008 0.004 11/26/2008 01/21/2009 5,315,000.00 5,311,692.89 5,313,877.94 118.11

313589BB8         FNMA DISC NTS                 01/26/2009 11/14/2008 0.0085 11/14/2008 01/26/2009 25,000,000.00 24,956,909.72 24,985,833.33 1,180.55

313589BF9         FEDERAL NATIONAL MTGE ASSOC.  01/30/2009 11/26/2008 0.005 11/26/2008 01/30/2009 30,000,000.00 29,972,916.67 29,988,333.33 833.33

313589BR3         FNMA DISC NTS                 02/09/2009 11/04/2008 0.0105 11/04/2008 02/09/2009 20,000,000.00 19,943,416.67 19,977,833.33 1,166.66

313589BZ5         FNMA DISC NTS                 02/17/2009 11/05/2008 0.01 11/05/2008 02/17/2009 25,000,000.00 24,927,777.78 24,968,055.56 1,388.89

313589CF8         FNMA DISC NTS                 02/23/2009 12/12/2008 0.001 12/12/2008 02/23/2009 25,000,000.00 24,994,930.56 24,996,388.89 138.89

313589CN1         FNMA DISC NTS                 03/02/2009 11/07/2008 0.01 11/07/2008 03/02/2009 25,000,000.00 24,920,138.89 24,959,027.78 1,388.89

313589CX9         FNMA DISC NTS                 03/11/2009 11/18/2008 0.0116 11/18/2008 03/11/2009 25,000,000.00 24,908,972.22 24,945,222.22 1,611.11

313589DC4         FEDERAL NATIONAL MTGE ASSOC.  03/16/2009 12/02/2008 0.0076 12/02/2008 03/16/2009 25,000,000.00 24,945,111.11 24,961,472.22 1,055.55

313589DE0         FNMA DISC NTS                 03/18/2009 12/17/2008 0.0015 12/17/2008 03/18/2009 30,000,000.00 29,988,625.00 29,990,625.00 250

313589HP1         FNMA DISC NTS                 07/01/2009 12/19/2008 0.004 12/19/2008 07/01/2009 20,000,000.00 19,956,888.89 19,960,000.00 444.44

31398AFA5         FANNIE MAE                    07/13/2009 07/13/2007 0.05125 07/13/2008 01/13/2009 12,903,000.00 13,151,511.78 13,039,758.28 0

31398ATK8 *       FANNIE MAE                    02/12/2010 08/12/2008 0.0218 11/12/2008 02/12/2009 25,000,000.00 24,937,250.00 24,941,298.39 289.17

                                                                                        326,120,000.00 325,680,811.31 325,907,081.66 13,099.26

313385AF3         FHL BANK DISC NTS             01/06/2009 10/01/2008 0.03 10/01/2008 01/06/2009 30,000,000.00 29,757,500.00 29,990,000.00 5,000.00

3133XQN40         FEDERAL HOME LOAN BANKS       01/07/2009 04/07/2008 0.0225 04/07/2008 01/07/2009 18,085,000.00 18,085,000.00 18,085,000.00 0

313385AM8         FHL BANK DISC NTS             01/12/2009 10/01/2008 0.03 10/01/2008 01/12/2009 30,000,000.00 29,742,500.00 29,975,000.00 5,000.00

313385AV8         FHL BANK DISC NT 2.8% 1/20/09 01/20/2009 07/23/2008 0.028 07/23/2008 01/20/2009 25,000,000.00 24,648,055.56 24,965,000.00 3,888.89

313385AX4         FHL BANK DISC NTS             01/22/2009 12/16/2008 0.0008 12/16/2008 01/22/2009 30,000,000.00 29,997,533.33 29,998,666.66 133.33

313385AY2         FHL BANK DISC NTS             01/23/2009 12/22/2008 0.001 12/22/2008 01/23/2009 20,000,000.00 19,998,222.22 19,998,833.33 111.11

3133XQRX2         FHL BANK NOTE 2.16% 01/30/09  01/30/2009 04/22/2008 0.0216 04/22/2008 01/30/2009 27,750,000.00 27,671,190.00 27,735,854.62 1,010.39

3133XLX99 *       FED HOME LN BANK              02/11/2009 08/08/2007 0.0217 11/11/2008 02/11/2009 25,000,000.00 24,993,000.00 24,998,108.11 94.6

3133XPPX6 *       FED HOME LN BANK              02/19/2009 02/19/2008 0.0027 11/19/2008 02/19/2009 14,000,000.00 13,995,170.00 13,996,070.51 163.73

3133XSAK4         FED HOME LN BANK              03/17/2009 09/17/2008 0.025 09/17/2008 11/17/2008 21,775,000.00 21,772,387.00 21,773,931.70 28.87

3133XQHF2         FED HOME LN BANK              04/01/2009 04/01/2008 0.024 10/01/2008 04/01/2009 12,000,000.00 12,000,000.00 12,000,000.00 0

3133XQJD5         FED HOME LN BANK              04/01/2009 04/01/2008 0.022 10/01/2008 04/01/2009 22,500,000.00 22,414,230.00 22,463,407.04 822.31

3133XQPB2 *       FED HOME LN BANK              04/08/2009 04/08/2008 0.0038 11/08/2008 04/08/2009 15,000,000.00 14,976,975.00 14,981,425.21 386.97

3133XSH68         FED HOME LN BANK              04/14/2009 10/14/2008 0.0215 10/14/2008 04/14/2009 15,000,000.00 14,971,950.00 14,984,279.67 308.24

3133X4ZC8 *       FED HOME LN BANK              04/15/2009 03/10/2004 0.03 10/15/2008 04/15/2009 5,050,000.00 5,055,807.50 5,052,334.18 0

3133XQTG7         FED HOME LN BANK              04/24/2009 04/24/2008 0.0233 10/24/2008 04/24/2009 25,000,000.00 25,140,500.00 25,112,400.00 0

3133XQVL3         FED HOME LN BANK              04/30/2009 04/30/2008 0.026 10/30/2008 04/30/2009 12,000,000.00 12,000,000.00 12,000,000.00 0

3133XNBE8 *       FED HOME LN BANK              05/20/2009 11/16/2007 0.02018 11/20/2008 02/20/2009 30,000,000.00 29,998,542.00 29,999,634.22 5.3

3133XNE70 *       FED HOME LN BANK              05/27/2009 11/23/2007 0.01991 11/27/2008 02/27/2009 30,000,000.00 30,000,000.00 30,000,000.00 0

3133XNHQ5 *       FHLB                          06/04/2009 12/04/2007 0.02005 12/04/2008 03/04/2009 23,500,000.00 23,500,000.00 23,500,000.00 0

3133XPJL9 *       FED HOME LN BANK              08/06/2009 02/06/2008 0.01766 12/08/2008 01/06/2009 20,000,000.00 19,994,940.00 19,998,002.34 18.49

3133XPVS0 *       FED HOME LN BANK              08/21/2009 02/21/2008 0.01344 12/21/2008 01/21/2009 40,165,000.00 40,154,110.90 40,158,517.06 56.13

3133XQ5H1 *       FED HOME LN BANK              09/14/2009 03/14/2008 0.01135 12/14/2008 01/14/2009 21,000,000.00 20,998,800.00 20,999,442.62 4.37

3133XSBP2         FED HOME LN BANK              10/02/2009 10/02/2008 0.03 10/02/2008 04/02/2009 20,000,000.00 20,000,000.00 20,000,000.00 0

3133XSFM5 *       FED HOME LN BANK              10/05/2009 10/03/2008 0.0411 10/03/2008 01/05/2009 20,000,000.00 19,994,000.00 19,995,143.70 35.2

3133XSFZ6         FED HOME LN BANK              10/06/2009 10/03/2008 0.04 10/03/2008 04/06/2009 22,250,000.00 22,250,000.00 22,250,000.00 0

3133XSNT1         FHL BANK NOTE 2.0%            12/01/2009 11/25/2008 0.02 12/01/2008 06/01/2009 15,000,000.00 15,000,000.00 15,000,000.00 0

                                                                                        590,075,000.00 589,110,413.51 590,011,050.97 17,067.93

31331YPY0 *       FED FARM CREDIT               01/23/2009 01/23/2008 0.00323 12/23/2008 01/23/2009 10,000,000.00 9,996,000.00 9,999,386.86 58.39

31331YQT0         FED FARM CREDIT               02/04/2009 02/04/2008 0.02625 08/04/2008 02/04/2009 24,945,000.00 24,949,739.55 24,945,422.27 0

31331XN99 *       FED FARM CREDIT               04/23/2009 07/23/2007 0.00343 12/23/2008 01/23/2009 20,000,000.00 20,000,000.00 20,000,000.00 0

31331YU99         FED FARM CREDIT               06/05/2009 06/05/2008 0.0275 12/05/2008 06/05/2009 12,400,000.00 12,423,312.00 12,409,925.19 0

31331YC65 *       FED FARM CREDIT               10/14/2009 04/14/2008 0.01105 12/14/2008 01/14/2009 40,000,000.00 39,998,512.00 39,999,226.13 5.43

31331YW48 *       FED FARM CREDIT               06/25/2010 06/18/2008 0.01306 12/25/2008 03/25/2009 28,500,000.00 28,498,000.00 28,498,346.63 6.14

                                                                                        135,845,000.00 135,865,563.55 135,852,307.08 69.96

38141W273         GOLDMAN-FS GV-FS              01/02/2009         0                 117,156,330.00 117,156,330.00 0 0

38141W364         GOLDMAN-FS PR-FS              01/02/2009         0                 122,191,385.00 122,191,385.00 0 0

4812A2603         JPM-PRM MM FD-IN              01/02/2009         0                 122,832,680.40 122,832,680.40 0 0

4812C2684         JPM-US GOV MM-IN              01/02/2009         0                 122,683,045.00 122,683,045.00 0 0

590900106         MER LY-GVT FUND               01/02/2009         0                 110,138,902.53 110,138,902.53 0 0

61747C715         MS LIQ-PRIME-INS              01/02/2009         0                 90,296,405.00 90,296,405.00 0 0

                                                                                        685,298,747.93 685,298,747.93 0 0

366TR1            BANK OF AMERICA               01/02/2009 12/31/2008 0.0001 12/31/2008 01/02/2009 95,000,408.00 95,000,408.00 95,000,408.00 0

366TR2            WACHOVIA                      01/02/2009 12/31/2008 0.0002 12/31/2008 01/02/2009 115,000,000.00 115,000,000.00 115,000,000.00 0

366TR3            JP MORGAN                     01/02/2009 12/31/2008 0.0001 12/31/2008 01/02/2009 50,000,000.00 50,000,000.00 50,000,000.00 0

366TR4            MORGAN STANLEY                01/02/2009 12/31/2008 0.0002 12/31/2008 01/02/2009 50,000,000.00 50,000,000.00 50,000,000.00 0

                                                                                        310,000,408.00 310,000,408.00 310,000,408.00 0

                                                                                        2,849,003,155.93 2,846,374,490.51 2,162,658,023.47 68,205.32
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